support vector machine (SVM) is developed based on statistical learning theory new method, its training algorithm is essentially a problem of solving the quadratic programming. This paper summarizes the basic principle of SVM, and then use SVM to stock prediction research status at home and abroad were reviewed, analyzed using SVM analysis, stock price, stock index also simple analysis of financial condition, finally, the existing problems and development trend in this field were discussed. Support vector machine (SVM) is a new general machine learning method developed in recent years. It can better solve the small sample, nonlinear Dimensional disasters and local minima [1-2] and other problems have been widely used in many fields such as pattern classification [3-4] and regression problems [5] [6] .
market data and used a combination of wavelet support vector machine and multivariate forecasting techniques to apply it to the prediction of stock prices. DH Nguyen, MT Le et al. (2014) [16] proposed a model to predict stock prices by combining self-organizing map (SOM) and fuzzy support vector machine (f-SVM).
Based on the original data extracted from fuzzy rules, combined with statistical machines Learning model method for stock price forecasting. Lin Qi et al. (2015) [17] proposed a method based on least squares support vector machine (SVM) and stock price data for phase space reconstruction based on the method of stock price reconstruction based on least squares method. Huang Tong-Yuan and Chen Fang-Fang (2016) [18] selected the optimal radial basis kernel function and then used the grid-seeking genetic algorithm and particle swarm algorithm to compare the best kernel function parameters.
FINANCIAL STATEMENTS, CREDITS AND PORTFOLIOS
In the field of investment research and application, hybrid securities also choose to use genetic algorithms and support vector regression models. En Yao, Yu Anle (2012) [19] introduced the idea of fuzzy membership on the basis of approximate support vector machine, it is also possible to reduce the interference of singular points and noise on the model, thereby further improving the classification discrimination ability. Pan Yangdi (2013) [20] based on the support vector machines for China's listed companies to carry out delisting risk early warning research, and China's motherboard and small and medium board manufacturing industry listed companies as examples for empirical research.
Pan Wenwen (2014) [21] established an SVM integration model for bank crisis assessment by applying SVM integration theory, classified bank crisis early warning evaluation indicators according to evaluation grades and used stochastic simulation to generate samples for future development of banking system operations. Luo Xiaoguang and Kong Hui (2015) [22] applied the stepwise discriminant analysis method to the selection of model variables to improve the efficiency of the model. At the same time, in order to avoid arbitrary selection of parameters, a particle swarm optimization algorithm was used to optimize the parameters of the support vector machine. Yang Qingxi (2016) [23] adjusted the fuzzy measures when the external environment may change greatly, taking into account the credibility of the output of each single classifier, the degree of similarity between the output of the classifiers, and the classifier itself. With different characteristics, in the financial crisis pre-answer model, earnings management is considered and a new fuzzy measure learning method is introduced to improve performance. Liu Shuang (2017) [24] chooses support vector machine as a reference model for calculation and comparison, which better approximates the daily closing price of Xinfu A-plus A stock index futures. Precise forecasting helps to increase the winning ratio and profitability of trading strategies. Space, while reducing the risk of price fluctuations.
SUMMARY
Statistical learning theory systematically studies machine learning problems, especially statistical learning in the case of finite samples. The SVM generated under this theoretical framework is a new general machine learning method, the theory and application of SVM algorithm have made great progress. the field needs further development and improvement. as to improve the prediction accuracy of the model and to have more effect on the stock prediction, so that it can be better Guide the operation of the stock market and gain profits.
